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ACCO BRANDS COR |USD |CORP|10.63% 03/15/15 L 3, 455, 000. 00 3, 812, 955. 28
ADS TACTICAL USD |CORP|11. 00% 04/01/18 144A|L 13, 293, 000. 00 13, 147, 029. 57
AES CORP USD |CORP|8. 00% 10/15/17 L 2,035, 000. 00 2,210, 728. 36
AMD USD |CORP|8. 13% 12/15/17 L 920, 000. 00 937, 578. 44
AFFINION GROUP USD [CORP|11.50% 10/15/15 L 920, 000. 00 823,207.72
AFFINION GROUP USD |CORP|11.625% 11/15/15 L 2, 000, 000. 00 1,704, 610. 00
AMGH MERGER SUB |USD |CORP|9. 25% 11/01/18 144A |L 375, 000. 00 387,679. 88
ALLY FINANCIAL USD |CORP|7. 50% 09/15/20 L 2, 780, 000. 00 2,708, 945. 98
AMERICAN AXLE USD [CORP|9. 25% 01/15/17 144A |L 2, 865, 000. 00 3, 092, 615. 66
AMER AXLE & MFG |USD |CORP|7. 750% 11/15/19 L 2,414, 000. 00 2,379, 933. 63
AMER INTL GROUP |USD |CORP|FXtoFL 05/15/58 L 5, 716, 000. 00 5, 084, 027. 61
AMERISTAR CASIN |USD |CORP|7.50% 04/15/21 144A |L 9, 043, 000. 00 9, 093, 062. 05
ANTERO RESOURCE
1444 USD |CORP|7. 25% 08/01/19 L 2, 095, 000. 00 2,128, 373. 35
ARAMARK CORP USD |CORP|8. 50% 02/01/15 L 1, 550, 000. 00 1, 596, 315. 55
AURORA DIAGN HLDGS|USD |CORP|10. 750% 1/15/18 144A|L 1, 200, 000. 00 1, 195, 904. 40
AVIS BUDGET CAR |USD |CORP|7. 75% 05/15/16 L 6, 730, 000. 00 6,794, 762. 79
BANK OF AMER CR |USD |CORP[5. 000% 05/13/21 L 1, 164, 000. 00 1,025, 217. 44
DEL MONTE FOODS CO|USD |CORP|7. 625% 02/15/19 144A|L 2, 304, 000. 00 2,105, 210. 88
BOISE CASCADE USD |CORP|7. 125% 10/15/14 L 1, 335, 000. 00 1, 308, 213. 23
HYJPYJPY|JPY FW HYJPYJPY [JPY |FWD 120911 L 333, 543, 320. 00 4, 339, 189. 20
HY JPYBRL|BRL FW HYJPYBRL |[BRL |FWD 120911 L 25,672, 500. 00 14, 344, 182. 15
HYJPYBS1|AUD FW HYJPYBS1 |[AUD |FWD [120911 L 1, 236, 746. 60 1, 240, 428. 75
HYJPYBS1|ZAR FW HYJPYBS1 |ZAR |FWD [120911 L 10, 247, 510. 00 1, 246, 821. 05
HYJPYJPY|JPY FW HYJPYJPY |[JPY |FWD 120911 L 342,474, 000. 00 4,455, 371. 74
HYJPYBRL|BRL FW HYJPYBRL |[BRL |FWD 120911 L 30, 699, 000. 00 17, 152, 674. 95
HYJPYBS1|BRL FW HYJPYBS1 |[BRL |FWD 120911 L 2,217, 150. 00 1, 238, 804. 30
BRIGGS&STRATTON |USD |CORP|6. 875% 12/15/20 L 131, 000. 00 132, 696. 58
HYJPYJPY|JPY FW HYJPYJPY [JPY |FWD 120911 L 366, 933, 700. 00 4,773,577. 08
HY JPYBRL|BRL FW HYJPYBRL |[BRL |FWD 120911 L 33, 592, 000. 00 18, 769, 101. 83
HYJPYBS1|ZAR FW HYJPYBS1 |ZAR |FWD [120911 L 190, 800, 000. 00 23,214,757. 19
HYJPYBS1|AUD FW HYJPYBS1 |[AUD |FWD [120911 L 25, 100, 000. 00 25,174, 729. 98
HYJPYBRL|BRL FW HYJPYBRL |(BRL |FWD 120911 L 364, 000, 000. 00| 203, 380, 360. 39
HYJPYBS1|BRL FW HYJPYBS1 |[BRL |FWD 120911 L 44, 000, 000. 00 24, 584, 439. 17
HYJPYJPY|JPY FW HYJPYJPY |[JPY |FWD [120911 L 4, 998, 000, 000. 00 65, 020, 842. 32
HYJPYBS1|AUD FW HYJPYBS1 |[AUD |FWD [120911 S A\ 1,554, 137.41| A 1,558, 764.53
HYJPYBS1|BRL FW HYJPYBS1 |[BRL |FWD [120911 S A 2,291, 900.00] A 1,280,569.91
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HYJPYJPY|JPY FW HYJPYJPY |(JPY |FWD |120911 L 299, 145, 600. 00 3, 891, 696. 46
CF INDUSTRIES I |USD |CORP|6.875% 05/01/18 L 2,636, 000. 00 3,047, 063. 11
CF INDUSTRIES T |USD |CORP|7.13% 05/01/20 L 1,772, 000. 00 2,095, 707. 19
CHS/COMMUNTTY USD |CORP|8. 875% 7/15/15 L 1, 290, 000. 00 1, 338, 323. 40
CIT GROUP INC USD |CORP|5. 25% 04/01/14 144A |L 635, 000. 00 623, 908. 46
CIT GROUP INC USD |CORP|6. 63% 04/01/18 144A |L 1, 710, 000. 00 1,737, 766. 98
CIT GROUP INC USD |CORP|7. 00% 05/01/17 L 2,000, 000. 00 1,991, 320. 00
CIT GROUP INC USD |CORP|7. 00% 05/04/15 L 395, 000. 00 391, 462. 38
CALPINE CORP USD |CORP|7. 88% 07/31/20 144A |L 7, 350, 000. 00 7,686, 064. 05
CALPINE CONS FI [USD |CORP(8.00% 06/01/16 144A |L 1, 490, 000. 00 1, 582, 663. 10
EUR FL FWD EUR [FWD (12012011 S A 2,779,000. 00 A 3,758,041.70
EUR FL FWD EUR [FWD (12012011 S /A 33,639, 000. 00| A 45,490, 019. 73
GBP FL FWD GBP [FWD (12012011 S A 2,560,000.00[ A 4,041, 685.23
EUR FL FWD EUR [FWD (12012011 S A 1,168, 000. 00 A 1,579, 486. 40
GBP FL FWD GBP [FWD (12012011 S A 101, 000. 00 A 159,457, 11
EUR FL FWD EUR [FWD (12012011 S A 3,211, 000. 00 A 4,342, 235. 30
EUR FL FWD EUR [FWD (12012011 S A\ 475, 000. 00 A\ 642, 342.50
EUR FL FWD EUR [FWD (12012011 S A 2,659,000.00 A 3,595, 765. 70
GBP FL FWD GBP [FWD (12012011 S A 1,573,000. 00 A 2,483, 426. 12
EUR FL FWD EUR [FWD (12012011 S A 8,179, 000. 00| A 11,060, 461. 71
EUR FL FWD EUR [FWD (12012011 S /\ 665, 000. 00 A 899, 279. 50
EUR FL FWD EUR [FWD (12012011 L 474, 000. 00 640, 990. 20
EUR FL FWD EUR [FWD (12012011 L 1, 169, 000. 00 1, 580, 838. 70
EUR FL FWD EUR [FWD (12012011 S A\ 2,326,000.00 A 3,145, 449.80
EUR FL FWD EUR [FWD (12012011 L 893, 000. 00 1, 207, 603. 90
EUR FL FWD EUR [FWD (12012011 L 480, 000. 00 649, 104. 00
EUR FL FWD EUR [FWD (12012011 S A 2,373,000. 00 A 3,209,007.90
EUR FL FWD EUR [FWD (12012011 L 704, 000. 00 952, 019. 20
EUR FL FWD EUR [FWD (12012011 S A 2,813,000. 00 A 3,804,019.90
EUR FL FWD EUR [FWD (12012011 S A 2,938,000.00 A 3,973, 057. 40
GBP FL FWD GBP [FWD (12012011 S A 1,794, 000. 00 A 2,832, 337.23
EUR FL SPOT EUR [FWD (11222011 L 3,240, 084.72 4, 381, 566. 57
GBP FL SPOT GBP [FWD (11222011 L 1,827,001. 74 2,884, 835. 75
CARDTRONICS INC |USD |CORP|8. 25% 09/01/18 L 4, 365, 000. 00 4,731, 585. 80
CCM MERGER INC  |USD |CORP|8. 00% 08/01/13 L 5, 180, 000. 00 4,921, 611. 24
CENVEO CORP USD |CORP|8. 88% 02/01/18 L 4,407, 000. 00 3, 845, 107. 50
CHAPARRAL ENERG |USD |CORP|9. 875% 10/01/20 L 1, 000, 000. 00 1,073, 404. 00
CHAPARRAL ENERG [USD |CORP(8. 25% 09/01/21 L 4,770, 000. 00 4,832, 167. 41
CHESAPEAKE ENRG |USD |CORP|6. 13% 02/15/21 L 3, 740, 000. 00 3,769, 246. 80
CHESAP OIL OP/F |USD |CORP|6.625% 11/15/19 144A|L 1, 876, 000. 00 1, 882, 194. 55
CITIGROUP CAPITAL
13 USD |CORP|VAR (FIX-FLT) 10/30/40|L 20, 775. 00 548, 460. 00
CONTINENTAL RES [USD |CORP(8.25% 10/01/19 L 1, 200, 000. 00 1, 331, 059. 20
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CRSTWD MID PART
1444 USD |CORP|7. 750% 04/01/19 L 3, 332, 000. 00 3,260, 591. 91
CROSSTEX ENERGY |USD |CORP|8. 88% 02/15/18 L 5,090, 000. 00 5,442, 334. 89
CROWN MEDIA HL  [USD |CORP[10.500% 07/15/19 L 4, 044, 000. 00 4,271, 244. 49
DEAN FOODS CO USD |CORP|9. 75% 12/15/18 L 2, 980, 000. 00 3,170, 445. 84
DINEEQUITY INC  |USD |CORP|9.500% 10/30/18 L 1, 185, 000. 00 1, 245, 801. 17
DOLE FOOD CO USD |CORP|8. 000% 10/01/16 144A|L 5,000, 000. 00 5,198, 780. 00
DRESSER-RAND USD |CORP|6. 50% 05/01/21 144A |L 7, 535, 000. 00 7,481, 493. 97
ExTRADE FINL USD |CORP|6. 75% 06/01/16 L 7,102, 000. 00 7,115, 713.96
EV ENERGY PT/FI |USD |CORP|8. 00% 04/15/19 L 1, 910, 000. 00 1,897, 751. 17
EL PASO CORP USD |CORP|6. 50% 09/15/20 L 1, 420, 000. 00 1, 561, 867. 94
EL PASO CORP USD |CORP|7. 750% 01/15/32 L 625, 000. 00 719, 246. 88
EXIDE TECH USD |CORP|8. 625% 02/01/18 L 6, 908, 000. 00 5,831, 733. 60
FMG RES AUG 200 [USD |CORP(7.00% 11/01/15 144A |L 5, 330, 000. 00 5,194, 943. 13
FERRELLGAS USD |CORP|8. 63% 06/15/20 L 7, 030, 000. 00 6,772,744. 18
FIRST DATA CORP |USD |CORP|11.25% 03/31/16 L 3, 430, 000. 00 2,726, 043. 95
FIRST DATA CORP [USD |CORP(8.25% 01/15/21 144A |L 400, 000. 00 353, 378.00
FIRST DATA CORP |USD |CORP|12.63% 01/15/21 144A|L 5, 875, 000. 00 4,928, 696. 13
FLORIDA EAST RR |USD |CORP[8. 125% 02/01/17 L 2,766, 000. 00 2,784, 673.27
FORD MOTOR CRED |USD |CORP|8.00% 06/01/14 L 600, 000. 00 649, 113. 60
FORD MOTOR CRED [USD |CORP(8. 13% 01/15/20 L 1, 280, 000. 00 1,514, 511. 36
GMAC CAPITAL TRUST
I USD |CORP|VAR (FTX-FLT) 02/15/40|L 8, 700. 00 171, 303. 00
GOLDMAN SACHS G |USD |CORP|5. 250% 07/27/21 L 1, 164, 000. 00 1, 098, 708. 91
GRAPHIC PACKAGE |USD |CORP|7.88% 10/01/18 L 710, 000. 00 758, 918. 29
HCA INC USD |CORP|6. 50% 02/15/20 L 2,630, 000. 00 2,671, 106. 90
CAESARS ENTERTAIN
0P USD |CORP|11.25% 06/01/17 L 345, 000. 00 357, 763. 28
CAESARS ENTERTAIN
0P USD |CORP|10. 00% 12/15/18 L 12,710, 000. 00 8,317, 347. 74
HARVEST
OPERATIONS USD |CORP|6. 875% 10/01/17 144A[L 305, 000. 00 309, 251. 09
HEALTHSOUTH COR |USD |CORP|7.25% 10/01/18 L 755, 000. 00 746, 439. 81
HEALTHSOUTH COR |USD |CORP|7.750% 09/15/22 L 2,317, 000. 00 2,288, 890. 16
HOST HOTELS&RES |USD [CORP|6.875% 11/01/14 L 4, 829, 000. 00 4,925,575, 17
HOST HOTELS&RES |USD |CORP|6.000% 10/01/21 144A|L 1, 670, 000. 00 1, 680, 910. 11
HOST MARRIOTT L |USD |CORP|6.375% 03/15/15 L 4, 650, 000. 00 4,742, 660. b5
HOST HOTELS&RES |USD |CORP|6. 750% 06/01/16 L 663, 000. 00 687, 863. 16
INERGY LP/FIN USD |CORP|7. 00% 10/01/18 L 3,695, 000. 00 3,671, 547.84
INTELSAT JACKSON
LD USD |CORP|7.250% 04/01/19 144A|L 6, 505, 000. 00 6, 316, 660. 74
INTELSAT JACKSON
LD USD |CORP|7.500% 04/01/21 144A|L 2,975, 000. 00 2, 880, 079. 65
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INTERFACE INC USD |CORP|7.63% 12/01/18 L 750, 000. 00 784, 626. 00
INTL AUTO CMPNT |USD |CORP|9. 13% 06/01/18 144A |L 6, 240, 000. 00 5,952, 629. 28
INTL GAME TECH  [USD [CORP|CON3. 25%5/1/14 L 900, 000. 00 1, 062, 576. 00
TPALCO ENTPRS T [USD |CORP[5.00% 05/01/18 144A |L 790, 000. 00 773, 155. 62
TRON MOUNTAIN USD |CORP|8. 000% 06/15/20 L 1, 800, 000. 00 1, 860, 366. 60
ITRON MOUNTAIN USD |CORP|8. 38% 08/15/21 L 1, 305, 000. 00 1,374, 478. 20
TRON MOUNTAIN USD |CORP|7. 750% 10/01/19 L 1, 063, 000. 00 1,111, 833. 16
JBS USA LLC/JBS |USD |CORP|7.250% 06/01/21 L 2,497, 000. 00 2,211,727.74
JAGUAR HLDG USD |CORP|9. 50% 12/01/19 144A |L 1, 220, 000. 00 1, 227, 690. 88
CO/MERGE

JARDEN CORP USD |CORP|7.50% 01/15/20 L 1, 435, 000. 00 1, 529, 685. 60
JARDEN CORP EUR |CORP|7. 50% 01/15/20 L 350, 000. 00 462, 064. 01
KANSAS CITY SOU |USD |CORP|8.00% 02/01/18 L 580, 000. 00 634, 874. 38
KANSAS CITY SOU |USD |CORP|6. 625% 12/15/20 L 1, 180, 000. 00 1, 260, 432. 34
KANSAS CITY SOU |USD |CORP|6. 125% 06/15/21 L 385, 000. 00 399, 559. 16
KENNEDY-WILSON  [USD |CORP(8. 75% 04/01/19 144A |L 2, 550, 000. 00 2,489, 172. 30
LANDRY’ S REST USD |CORP|11.63% 12/01/15 L 5, 345, 000. 00 5,638, 125. 15
LAWSON

SOFTWARE144A USD |CORP|11.50% 07/15/18 L 6, 240, 000. 00 5,984, 272. 32
LEVEL 3 ESCROW  |USD |CORP|8. 13% 07/01/19 L 1, 247, 000. 00 1,201, 571. 79
LEVEL 3 FIN INC [USD |CORP|10.00% 02/01/18 L 1, 400, 000. 00 1, 461, 936. 00
LEVEL 3 FIN INC |USD |CORP|9. 375% 04/01/19 L 3, 465, 000. 00 3,547, 179. 41
LEVEL 3 COMM USD |CORP|11.875% 02/01/19 L 442, 000. 00 466, 310. 00
LEVI STRAUSS USD |CORP|8. 88% 04/01/16 L 750, 000. 00 779, 947. 50
LEVI STRAUSS USD |CORP|7. 63% 05/15/20 L 900, 000. 00 899, 563. 50
LIFEPOINT HOSPI |USD |CORP|6. 625% 10/01/20 L 1, 295, 000. 00 1, 347, 552. 40
LINN ENERGY LLC |USD |CORP|7. 750% 02/01/21 L 910, 000. 00 930, 475. 00
LINN ENERGY LLC [USD |CORP|6.50% 05/15/19 L 8,491, 000. 00 8, 244, 395. 89
LIONS GATE INC  |USD |CORP|10.25% 11/01/16 L 6, 200, 000. 00 6, 242, 649. 80
LONGVIEW FIBRE  |USD |CORP|8. 00% 06/01/16 L 4, 650, 000. 00 4,682, 503. 50
LYONDELL CHEMIC [USD |CORP[8.000% 11/01/17 L 704, 000. 00 770, 631. 49
LYONDELL CHEMIC |USD |CORP|11.00% 05/01/18 L 748, 649. 00 818, 734. 52
LYONDELLBASELL  [USD |CORP|6. 000% 11/15/21 144A|L 9, 230, 000. 00 9, 476, 625. 60
MGM MIRAGE USD |CORP|7. 50% 06/01/16 L 6, 375, 000. 00 6, 069, 051. 00
MGM MIRAGE USD |CORP|11.38% 03/01/18 L 1, 695, 000. 00 1, 858, 352. 24
MGM MIRAGE USD |CORP|9. 00% 03/15/20 L 660, 000. 00 723, 905. 16
MGM MIRAGE USD |CORP|4. 25% 04/15/15 L 410, 000. 00 380, 131. 50
MACYS RETAIL HL |USD |CORP|7.45% 07/15/17 L 965, 000. 00 1,129, 967. 72
MARKWEST ENERGY |USD |CORP|6. 250% 06/15/22 L 2,600, 000. 00 2,600, 283. 40
MICHAELS STORES |USD |CORP|11.375% 11/01/16 L 5,425, 000. 00 5,736, b57. 75
MORGAN STANLEY  |USD |CORP|5. 500% 07/28/21 L 1, 221, 000. 00 1, 080, 134. 45
NRG ENERGY INC  |USD |CORP|8.50% 06/15/19 L 2, 030, 000. 00 2,037, 249. 13
NRG ENERGY INC  |USD |CORP|7.625% 01/15/18 L 3, 000, 000. 00 2,951, 796. 00
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NRG ENERGY INC  |USD |CORP|7.63% 05/15/19 L 4, 320, 000. 00 4,119, 435. 36
NEWFIELD

USD |CORP|5. 750% 01/30/22 L 936, 000. 00 980, 322. 41
EXPLORATION
NIELSEN FINANCE |USD |CORP|7.75% 10/15/18 L 1, 900, 000. 00 2,073, 764. 50
0GX PETROLEO E  |USD |CORP|8. 50% 06/01/18 L 4,737,000.00 4,636, 921. 40
OST RESTAURANT  |USD |CORP|10.00% 6/15/15 L 6, 130, 000. 00 6, 367, 371. 99
OASTS PETROLEUM |USD |CORP|6. 500% 11/01/21 L 1, 067, 000. 00 1, 043, 315. 80
OMNICARE INC USD |CORP|7. 750% 06/01/20 L 2,425, 000. 00 2,596, 937. 35
PINAFORE LLC/IN |USD |CORP|9. 00% 10/01/18 L 4, 605, 000. 00 5,014, 504. 23
PARK-OHIO INDS  |USD |CORP|8. 125% 04/01/21 L 1, 930, 000. 00 1,897, 458. 27
PHILLIPS-VAN HE |USD |CORP|7.38% 05/15/20 L 890, 000. 00 964, 426. 25
PILGRIM S PRIDE |USD |CORP|7.875% 12/15/18 144A|L 4, 220, 000. 00 3, 645, 582. 04
PINNACLE ENTMNT |USD |CORP|8. 75% 05/15/20 L 3, 584, 000. 00 3, 548, 160. 00
PIONEER NATURAL |USD |CORP|5.875% 07/15/16 L 259, 000. 00 284, 902. 59
PTONEER NATURAL |USD |CORP|6. 650% 03/15/17 L 378, 000. 00 426,677.71
PLAINS EXPLORAT [USD |CORP|6.63% 05/01/21 L 790, 000. 00 796, 282. 08
PLY GEM INDS USD |CORP|8. 250% 02/15/18 L 1, 373, 000. 00 1, 241, 289. 48
QUIKSILVER INC  |USD |CORP|6.875% 4/15/15 L 1, 940, 000. 00 1, 818, 462. 88
QWEST COMMS INT |USD |CORP|7. 13% 04/01/18 L 3, 065, 000. 00 3, 1564, 142. 46
REYNOLDS GROUP  |USD |CORP|7. 13% 04/15/19 L 900, 000. 00 885, 161. 70
REYNOLDS GROUP  [USD |CORP[9. 00% 04/15/19 L 700, 000. 00 646, 627. 80
RANGE RESOURCES |USD |CORP|7. 250% 05/01/18 L 125, 000. 00 134, 675. 63
REGENCY ENERGY  |USD |CORP|6. 88% 12/01/18 L 605, 000. 00 638, 986. 48
ROUSE COMPANY USD |CORP|6. 750% 11/09/15 L 2,074, 000. 00 2,099, 373. 32
ROYAL BK SCOTLAND
CR USD |CORP|SUSPENDED (7. 25) PERP|L 52, 000. 00 754, 520. 00
SM ENERGY CO USD |CORP|6. 500% 11/15/21 144A|L 1, 107, 000. 00 1,110, 011. 04
SALLY HLD/SAL C [USD |CORP|6.875% 11/15/19 144A|L 2,910, 000. 00 3,007, 051. 41
SANDRIDGE ENERG |USD |CORP|9. 88% 05/15/16 L 4,270, 000. 00 4,546, 273. 27
SEALED ATR CORP |USD |CORP|8. 125% 09/15/19 L 4,991, 000. 00 5,307, 828. 68
SENSATA TECH BV  |[USD |CORP|6.50% 05/15/19 L 3, 531, 000. 00 3, 560, 780. 45
STRIUS XM RADIO |USD |CORP|8. 75% 04/01/15 L 4, 090, 000. 00 4, 456, 983. 43
SPRINGLEAF FIN  |USD |CORP|6. 90% 12/15/17 L 1, 496, 000. 00 1,022, 970. 78
SPRINT NEXTEL USD |CORP|6. 00% 12/01/16 L 500, 000. 00 417, 223. 50
STATER BROS HLD |USD |CORP|7.375% 11/15/18 L 4,625, 000. 00 4,885, 318. 13
STATS CHIPPAC USD |CORP|7. 50% 08/12/15 L 8, 100, 000. 00 8,502, 221. 70
STONE ENERGY USD |CORP|6. 75% 12/15/14 L 1, 223, 000. 00 1, 229, 096. 66
SWIFT SVCS HLDG |USD |CORP|10.00% 11/15/18 L 3,271, 000. 00 3,414, 348. 30
TENNECO INC USD |CORP|7. 75% 08/15/18 L 4, 055, 000. 00 4,171, 905. 65
TOYS R US PROP  |USD |CORP|8.50% 12/01/17 L 925, 000. 00 968, 250. 23
TRANSDIGM INC USD |CORP|7. 750% 12/15/18 L 2,173, 000. 00 2,294, 959. 63
UNIV HEALTH SVC |USD |CORP|7.00% 10/01/18 L 635, 000. 00 643, 666. 48
UNITYMEDIA USD |CORP|8. 13% 12/01/17 L 700, 000. 00 734, 469. 40
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VAIL RESORTS USD |CORP|6. 50% 05/01/19 2, 479, 000. 00 2,512, 310. 32
VENOCO INC USD |CORP|8. 88% 02/15/19 2, 739, 000. 00 2, 448, 241. 46
VIRGIN MEDIA FI |USD |CORP|8.38% 10/15/19 3, 270, 000. 00 3,583, 625. 70
VISANT CORP USD |CORP|10. 00% 10/01/17 1, 660, 000. 00 1,571, 483. 82

W & T OFFSHORE 144A|USD [CORP|8. 500% 06/15/19 3, 008, 000. 00 3,018, 741. 57

WINDSTREAM CORP |USD |CORP|7.75% 10/15/20 7,215, 000. 00 7,310, 274. 08

WYNN LAS VEGAS USD |CORP|7. 75% 08/15/20 5, 036, 000. 00 5,481, 222. 69

XM SATELLITE 144A|USD |CORP|7.625% 11/01/18 700, 000. 00 735, 840. 70

LYONDELL CHEMICAL[EUR |CORP(8.00% 11/01/2017 529, 740. 00 775,467.71

NORCELL SWED HL |EUR |CORP|10. 750% 09/29/19 2,047, 000. 00 2,505, 183. 08

ZIGGO BOND CO EUR |CORP|8. 000% 05/15/18 6, 716, 000. 00 9,172,867. 27

CAMPOFRIO FOOD EUR |CORP|8. 25% 10/31/16 7, 450, 000. 00 9, 973, 888. 66

BOARDRIDERS EUR |CORP|8. 875% 12/15/17 2, 500, 000. 00 3, 144, 097. 50

NARA CABLE FUNDING|EUR |CORP|8. 875 12/01/2018 3,970, 000. 00 4,630, 444. 24

1, 250, 000. 00 1, 568, 887. 75

SMURFIT KAPPA A |EUR |CORP|7.25% 11/15/17 2, 150, 000. 00 2,980, 131. 13

CAPSUGEL FINANC |EUR |CORP[9.875% 08/01/19 3,620, 000. 00 5,005, 470. 84

FMG RES AUG 200 |USD |CORP|8.250% 11/01/19 2,121, 000. 00 2,099, 068. 86

8
8
8
8
BOARDRIDERS 144A |EUR |CORP|8.875% 12/15/17
7
9
8
9

BEVERAGE PACK EUR |CORP|9. 50% 06/15/17 7, 165, 000. 00 7,654, 491. 31

AMER INTL GROUP |EUR |CORP|FXtoFL 05/22/68 750, 000. 00 848, 906. 33

UNITYMEDIA GMBH |EUR |CORP|9. 63% 12/01/19 3, 100, 000. 00 4, 380, 775. 85

PERNOD-RICARD S |EUR |CORP|4. 88% 03/18/16 5,900, 000. 00 8, 265, 798. 52

LEVI STRAUSS EUR |CORP|7. 75% 05/15/18 600, 000. 00 780, 953. 25

ARDAGH PKG FIN  |EUR |CORP|9. 25% 10/15/20 9, 110, 000. 00 11, 133, 705. 66

ONO FINANCE II EUR |CORP|11.13% 07/15/19 4,700, 000. 00 5,291, 211.83

JAGUAR LAND ROV |GBP |CORP|8. 13% 05/15/18 6,277, 000. 00 9, 539, 706. 14

FORD MOTOR CO USD |CORP|7. 45% 7/16/2031 4,871, 000. 00 5,719, 518. 46

HYJPYBRL|JPY SP HYJPYBRL |[JPY |FWD |112111 A 116,493,877.00] A 1,514, 874.86

HYJPYJPY|JPY SP HYJPYJPY (JPY |FWD (112111 /A 52,999, 870. 00 A\ 689, 205. 07

HYJPYBRL|JPY SP HYJPYBRL |(JPY |FWD |112211 A 43,000, 000. 00 A\ 559, 167. 75

HYJPYBS1{JPY SP HYJPYBS1 (JPY |FWD (112211 /\ 7,000, 000. 00 A 91, 027. 31

HYJPYJPY|JPY SP HYJPYJPY |(JPY |FWD |112211 A 3,000, 000. 00 A 39,011.70

HYJPYBRL|JPY SP HYJPYBRL (JPY |FWD (112211 A 327,677,606. 00 A 4,261, 087.20

HYJPYJPY|JPY SP HYJPYJPY (JPY |FWD (112211 /A 57,016, 254. 00 A\ T41,433.73

2B R2RRGREGEEGEESEEZE RN Benll Henll Henll Henll Henll Henll Henlll Henll Henll Henlll Henlll Henll N enll Henll Henlll Henlll Nenlll Henll Henlll Henlll Henll Nl Henll Henlll N enlll Nenll N en!

EUR FL SPOT EUR [FWD (11212011 A 2,446. 47 A 3, 308. 36

%1 HYJPYBS1: &G IREBRENR Sy b~y P27 5 2 HYJPYBRL: &7 S L LT~y 0 T &
HYJPYJPY: M~ Y7 T 22 £ 2R LTEY £9°,

*2 JPY: HAM., USD: 2k R/L, GBP: AR R, EUR:==—w AUD:F—A R U7 KL, BRL: 75« LT
VO INRET 7V - S REEAERLTEBY 9,

*3 CORP:fLAE, FWD: 2BEE| 2K 2R LTV T,
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